
Math/Stat 341: Probability: Fall ‘21 (Williams)

Professor Steven J Miller: sjm1@williams.edu

Homepage: 
https://web.williams.edu/Mathematics/sjmiller/
public_html/341Fa21

Lecture 29: 11-29-21: https://youtu.be/0t_I5j598vQ (slides)

Lecture 31: 11/20/19: Proof of the CLT: https://youtu.be/4m77G15eINk
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Plan for the day: Lecture 2: November 29, 2021:

https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/handouts/34
1Notes_Chap1.pdf

• Proof of the Central Limit Theorem (assuming results from Complex Analysis)
• If time permits estimating probabilities / erf….

General items.
• Power of doing simpler cases first
• Power of Taylor Series
• Power of logarithms
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𝑛𝑛 = 0 𝑛𝑛 = 2

𝑛𝑛 = 4 𝑛𝑛 = 6
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𝑛𝑛 = 24 𝑛𝑛 = 28
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https://en.wikipedia.org/wiki/Error_function

https://en.wikipedia.org/wiki/Error_function
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